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CHART 1

SPOT EXCHANGE INDICES

DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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PERCENT PER ANNUM
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CHART 2

- 3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 3
PRICE OF GOLD IN LONDON
} I AVERAGES FOR WEEK ENDING WEDNESDAY
" U.S. DOLLARS PER FINE OUNCE
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

U.S. FEDERAL FUNDS
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3-MONTH INTEREST RATES

WEIGHTED AVERAGE
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CHART 6

- EURO-DOLLAR DEPOSIT RATES LoNDON
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CHART 7

® [

SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES
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CHART 8

"INTEREST ARBITRAGE: 3-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
AVERAGES FOR WEEK ENDING WEDNESDAY
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‘ ‘ CHART 9
. LONG-TERM GOVERNMENT BOND YIELDS

' WEEKLY SERIES
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

} QABT 1. SPUT EXCHANGE RAYES AND INDICES

&
o WEEKLY AVERAGES, NOON BUYING RATES (U.S. CENTS)
| GERMAN MARK , DEC. 25  39.84
: JAPANESE YEN DEC. 25 0.49330
8 DUTCH GUILDER DEC. 25  3b5.36
U.K. POUND | DEC. 25 142.55
CANADIAN DOLLAR DEC. 25  71.52
FRENCH PRANC DEC. 25  12.99
SWISS FRANC DEC. 25 47.42
BELGIAN FRANC ; DEC. 25 1.94870
$ ITALIAN LIRA : DEC. 25 0.05830
| SWEDISH KRONA DEC. 25  12.99
INDICES, MARCH 1973 BASE BATES = 100
| GERMAN MAKK DEC. 25 112.03
JAPANESE YEN DEC. 25 129.16
DUTCH GUILDER DEC. 25 101.50
U.K. POUND DEC. 25 57.66
CANADIAN DOLLAR ' DEC. 25 71.29
FRENCH FRANC DEC. 25 58.55
SWISS FRANC DEC- 25 152.56
® BELGIAN FRANC DEC. 25 76.79
ITALIAN LIRA DEC. 25 33.15
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAK 1973 = 100
(6-10 COUNTRIES PLUS SWIT4ERLAND)
b U.S. DOLLAR DEC- 25 126.05
GERMAN MARK DEC. 25 142.53
JAPANESE YEN DEC. 25 163.33
DUTCH GUILDER DEC. 25 123.47
U.K-. POUND | DEC. 25 66459
CANADIAN DOLLAR DEC. 25 8451
» - FRENCH FRANC DEC. 25 67.4b
SWISS FRANC DEC. 25 186.27
| BELGIAN FRANC DEC. 25 91.74
. ITALIAN LIRA DEC. 25 37.07
SWEDISH KRONA DEC. 2% 6817
CHART 2. 3-MONTH PORWARD EXCHANGE BATES, PREMIUM OR DISCOUNT
CANADIAN DOLLAR DEC. 25 ~-1.21
U.K. POUND DEC. 25 =3.59
GERMAN MARK DEC. 25 3.16
® FRENCH FRANC DEC. 25 =5.23
» SWISS PRANC DEC. 25 3.42
. DUTCH GUILDER DEC. 25 2.07
JAPANESE YEN DEC. 25 0.71
ITALIAN LIRA DEC. 25 =-8.05
o
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LAST VALUE PLOTTED ‘

SERIES NAME DATE

CHAKT 3. GOLD PRICE IN LONDON, AFTEENOON FIXING

U.S. DOLLARS PER FINE OUNCE DEC.

CHART 4. CALL MONEY RATES
U.S. FEDERAL FUNDS DEC.
OVERN IGHT EURG-DOLLAE DEPOSITS DEC.
Ue Ke DEC.
CANADA DEC.
GERMANY DEC.
JAPAN DEC.
FRANCE DEC.
| NETHERLANDS DEC.
| SWITLZERLAND DEC.

CHART 5. 3-MONTH INTEREST RATES

UeSe 90-DAY CD'S, SECONDARY MAKKET DEC.
GEBRMAN INTEEBANK LOAN DECa
JAPANESE GENSAKI RATE DEC.
CANADIAN FINANCE PAPER DEC.
INTERBANK STERLING ' DEC.
SWISS INTERBANK LOAN DEC.
FRENCH INTERBANK RATE DEC.
NETHERLANDS INTERBANK EATE DEC.
WEIGHTED AVERAGE FOREIGN INTEREST RATE DEC.

{6=10 COUNTRIES PLUS SWIT4ERLAND)

CHAKT 6. EURO-DOLLAR DEPOSIT RATES: LOXNDON

OVERNIGHT DEC.
7-DAY DEC.
1-MONTH DEC.
3-MONTH DEC.
o0-MONTH DEC.
1-YEAR DEC.

CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES

OVERNIGHT EURO-DOLLAR DEPOSITS DEC.
U.S. FEDERAL FUNDS DEC.
DIFFERENTIAL DEC.
- 3-MONTH EURO-DOLLAR DEPOSIT RATE DEC.
U.S. 90-DAY CD?'S, SECONDARY MARKET DEC.
DIFFERENTIAL DEC.
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32632

8.04
8. 13
11.16
9. 66
4.75
7.88
9.13
5.72
1. 00

7.70
4.78
7.30
9.20
11.78
4. 28
9.00
5.75
7.94

8. 13
8. 34
8. 17
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8. 13
8. 02
0. 11
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SERIES NAME

CHAKT Y. INTEREST ARBITRAGE, 3-MONTH FUNDS

ZUKO-DOLLAR DEPOSIT
INTERBANK STERLING (LONDON), COVEKED
DIFFeERENTLIAL

U.5. COMMuRCIAL PAPER
CANADIAN FINANCE PAPEK, COVEKRED
DIFFLRENTIAL

EURU-DOLLAR DEPOSIT
INTERBANK DM (FRANKFUKT), COVERSD
LDIFFERENTIAL

EURU-DOLLAR DEPOSIT
SW1SS INTERBANK, COVEKED
DIFFZRENTIAL

1‘ CHAKT 9. LONG TERM GOVEKMENT BOND YIELDS

»

Digitized for FRASER

L. *CHART 10. STOCK INDICES
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LAST

VawUe PLOULTED

Uale

DEC.
DEC.
DECS

VEC.
DeC.

DEC.
DEC.

VECa
DEC.
DEC.

DEC.
DEC.
JANS
LUEC.
DEC.
NOV.
GCT.
DEC.

NOV.

DEC.
DEC.
DEC.
DEC.
DEC.
DEC.
DEC.
DEC.

Z5
45
45

25
25
25

49
25
<9

25
25
25

40
13

13
A

20

18
18
18
18
18
18
18
18

VALUE

8. UY

7.71
8a 02
-0.3

7.99
-0.03

7.95
0a 21

Ye Y
b 44
0e 2Y
4. 50
10a 29
11.21
703
9.9

10.55

215,05
24 2. 85
284037
26b. 23
186. 8b
27144
252. 67
277. 14



@ - FEDERAL RESERVE statistical release

H.10 (512 DECEMBEx 30, 1985

: FOREIGN EXCHANGE RATES

FOR THE WREK ENDING DECEMBER 27, 1985

’ The Board of Governors of the Federal Rbserve System is advised that the Federal Reserve Bank of New York has certified for customs
purposes the following noon buying rates in New York City for cable transfers payable in foreign currencies:

NONETARY CURKENCY UBITS PER DOLLAR
COUNTRY uNIY PEC. 23 DEC. 24 DEC. 25 DEC. 26 DEC. 27
*AUSTRALIA DOLLAK 68.00 68.20 6820 68.22
/ AUSTELA SCHILLING 17.620 17.600 17.600 17. 394
. BELGIDN PRANC 51.230 51.150 51.150 502520
BRAZIL CRUZEIRO. | 10160.00 10160.00 10160. 00 1042500
CANADA DOLLAB 1.3983 1.4000 1.4010 1.4000
CHINA,P.R. YUAN 3.2095 3.2095 3.2095 322095
DENMARK KRONE 9.1100 9.1050 9.1100 9.0200
PINLAKD BARKKA 5.4950 5.4950 5.4950 544520
FRANCE FRANC 7.6875 7.6750 7-0850 7.5900
GERMANY D. NARK 2.5050 2.5055 2.5050 2.4730
‘ GREECE DRACHNA 150.700 150.500 150.500 149.000
HONG KONG DOLLAR 7.8050 7.8050 7.8u50 7.8100
INDIA RUPEE 12.1900 12.2100 H 12.2100 12.1900
*IRELAND POUND 122.10 122.20 122,40 123.50
ITALY LIRA 1709.00 1710.00 1709.00 1687.00
JAPAN YEN 202.45 202.75 o 202.80 202.20
MALAYSIA RINGGIT 2.4330 2.4330 2.4330 2.4375
REXICO PESO T T ¥ ¥A
NETHERLANDS GUILDER 2.8230 2.8250 L 2.8200 2.7805
SNEW ZEALAMND DOLLAR 50.000 50.200 50.200 50150
NORWAY KRONE 7.6600 7.6600 7.0650 7.6200
PORTUGAL ESCUDU 160.250 160.250 1 160.250 159.800
SINGAPORE DOLLAR 2.1180 2.1180 2-1180 21150
*SOUTH APKICA |RAND 37.32 36,40 37.50 37.75
SOUTH KOREA WoN 893.70 893.40 D 893.40 893. 30
SPAIN PESETA 156.500 156.500 156.500 155. 300
SRI LANKA RUPEE 27.430 27.430 27.430 27.428
SHEDEN KRONA 7.6850 7.6800 A 7.6900 76400
| SWIT4ERLAND ERANC 2.1050 2.1040 2.1030 2.0850
} TAIWAN DOLLAR 39.930 39.950 39.930 39.920
| THALLAWD BAHT 26.740 26.740 Y 26.740 26.740
*UNITED KINGDOHN|POUND 142.90 142.70 162.90 143. 60
‘ . HEBHNO:
| : $UN1TED STATES |DOLLAR 125.85 125.88 125.87 124.70

¢INDEX OF SRIGNTED AVERAGE RXCHANGE VALUE OF U.S. DOLLAR AGAINST CURRENCIES OF OTHER G-10

3 COUNTRIES. BARCH 1973 = 100. SEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTKIBS.
SBRIRES REVISED AS OF AUGUST 1978. POR DESCRIPTION AND BACK DATA, SEE ®INDEX OF THE
SRIGETED-AVERAGE RXCHANGE VALUE OF THE U.S. DOLLAR: REVISION® ON PAGE 700 OF THE AUGUST
1978 FPEDERAL RESERVE BULLETIN.

~ ¢VALUR IS 8.8. CENTS
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